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RØsumØ / Abstract
L￿objectif de cet article est de proposer une procØdure d￿estimation des
autocorrØlations pour les processus ØchantillonnØs ￿ des intervalles inØgaux,
modØlisØs comme processus subordonnØs en temps continu. Ces processus, que l￿on
appelle aussi processus avec dØformation du temps, ont ØtØ proposØs dans plusieurs
contextes. Avant d￿Ølaborer sur la possibilitØ de modØlisation des sØries temporelles
de ce type, on s￿intØresse tout d￿abord au diagnostic et ￿ l￿analyse des statistiques
descriptives. Dans le domaine des processus en temps continu, cette difficile t￿che
peut Œtre accomplie en ayant recours ￿ la mØthode d￿estimation de l￿autocorrØlation
par noyau. Cet article prØsente le cadre conceptuel, la procØdure d￿estimation et ses
propriØtØs asymptotiques. Pour illustrer, un exemple empirique est aussi inclus.
The purpose of the paper is to propose an autocorrelogram
estimation procedure for irregularly spaced data which are modelled as
subordinated continuous time series processes. Such processes, also called time
deformed stochastic processes, have been discussed in a variety of contexts.
Before entertaining the possibility of modelling such time series one is interested
in examining simple diagnostics and data summaries. With continuous time
processes this is a challenging task which can be accomplished via kernel
estimation. This paper develops the conceptual framework, the estimation
procedure and its asymptotic properties. An illustrative empirical example is also
provided.
Mots ClØs : Processus subordonnØs, Observations manquantes, Processus en
temps continu, MØthodes non paramØtriques
Keywords : Subordinated Processes, Irregularly Spaced Data, Continuous Time
Processes, Nonparametric Methods

































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































Figure 2.1: First order calendar time autocorrelation of time
deformed Ornstein-Uhlenbeck process with gamma
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